Arizona State Treasurer’s Office
Watermark Inventory Report
INVESTMENTS OUTSTANDING AS OF 3/31/02 (SETTLEMENT BASIS)

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 3/31/02
Pool: LGIP-GOVERNMENT (7)

MARKET-VALUE

199,876,000.
19,975,000.

219,851,000.

* $-ABOVE/BELOW

INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
U.S. TREASURY BILLS ( 11)
29517 912795JPp U.S. TREASURY BILL 1.770 4/11/O;__1T;;;_;;;__;;;__;aajaaajaaajao 99.93800 2 199,901,666.
29370 912795JR U.S. TREASURY BILL 1.695 4/25/02 1.702 Raa AAA 20,000,000.00 99.87500 2 19,977,400.
1,766 220,000, 000.00 219,879,066.67 219,851, 000.00
2 ITEMS IN SUBTOTAL FOR: U.S. TREASURY BILLS (TYPE 11)

27290 38375HAZ GOVERNMENT TR G 5/15/02 4.395 Raa AAA 4,500,000.00 99.71900 2 4,477,147.

1 ITEM IN SUBTOTAL FOR:

1 ITEM IN SUBTOTAL FOR:

4.395 4,500,000.00 4,477,147.

GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)

4,487,355.

4,487,355.

70,000, 000.

294,338,355.

REPURCHASE AGREEMENTS ( 61)
29609 RPBS0329 BEAR, STEARNS & CO 1.800 4/o1/o5__1T;55_;;;__;;;___;Bjaaajaaajao 100.00000 9 70,000,000.
"1.800 170,000, 000.00 170,000,000.00 70,000, 000.00
REPURCHASE AGREEMENTS (TYPE 61)
1.e1e 294,500, 000.00 294,356,213.80 294,338, 355.00
LGIP-GOVERNMENT (FUND 7)

4 ITEMS IN SUBTOTAL FOR:

-17,858.80



